In this paper, we consider a perturbed model in which
Introduction
The surplus process can be denoted by
are mutually independent. [1] showed precise large deviation of non-random sum, while [2] presented precise large deviation of
In the present paper, we obtain precise large deviation of the surplus process
Preliminaries
The definition of END structure was introduced by [1] .
In the following, we introduce some related heavy-tailed distribution class, which can be found in [3] and [4] . For convenience, denote
is said to belong to the long-tailed class and
In addition, we say that F is said to belong to the dominated variation class and written as
Denote the upper Matuszewska index of F by
In this paper, ) (t N satisfies the following assumption.
According to Theorem 3.1 of [2] , we can get the following lemma.
be END. In addition to Assumption 1,
By the definition of the consistent variation class C , we easily get the following lemma.
The following lemma is due to [5] 
Proof.
For convenience, write
In addition, it is clear that
a.e.
It follows from the two equalities above that 0 ) (
Hence, there is a positive function
Next we discuss the large deviation of the surplus process.
First of all, we deal with ).
By Lemma 1 and Lemma 2, it holds uniformly all 
(6) Now we verify the fourth step. As t is large enough and According to (4)- (7), we obtain (3). This ends the proof of the theorem.
